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Total Composite 3,220,042,645 100.0 100.0 2.8 -2.1 5.7 0.9 11.4 1.8 7.8 Aug-94
Allocation Index    2.7 -1.9 5.0 0.4 10.2 1.4 -- Aug-94
Policy Index    2.7 -1.7 5.1 0.4 11.0 1.9 -- Aug-94
PRIT Core Fund/Teachers 1,283,793,351   3.4 -1.4 5.8 -0.1 -- -- 10.6 Jul-10

PRIT Core Fund    3.4 -1.4 5.8 -0.1 11.4 0.60     -- Jul-10
50% MSCI ACWI (Gross) / 50% CITI WGBI    2.5 -2.1 3.4 -1.2 8.7 3.0 9.1 Jul-10

Total Equity 1,452,562,936 45.1 45.0         
Large Cap Comp 673,638,611 20.9 20.0 3.8 -4.6 9.5 3.5 16.7 0.3 4.6 Dec-04

Rhumbline Advisors 120,204,375 3.7  4.1 -2.7 9.5 5.5 16.4 0.4 8.4 Aug-94
S&P 500    4.1 -2.8 9.5 5.4 16.4 0.2 8.3 Aug-94

J&W Seligman 110,444,090 3.4  4.5 -7.3 6.3 0.4 16.4 0.5 7.6 Jan-97
Russell 1000 Value    5.0 -2.2 8.7 3.0 15.8 -2.2 6.6 Jan-97

Zevenbergen Capital 54,907,761 1.7  2.5 -10.8 4.9 -11.2 15.2 3.0 9.5 Aug-94
Intech 58,451,520 1.8  1.6 -2.5 12.5 3.7 18.7 2.2 3.4 Oct-06

Russell 1000 Growth    2.7 -4.0 10.1 5.8 17.5 2.9 4.9 Oct-06
DE Shaw 130/30 91,327,688 2.8  4.0 -4.0 11.9 9.7 -- -- 15.1 Oct-09

Russell 1000    3.8 -3.1 9.4 4.4 16.6 0.4 12.0 Oct-09
DE Shaw Core Enhanced 154,766,843 4.8  4.3 -3.0 11.1 7.5 -- -- 13.1 Oct-09
JP Morgan 130/30 83,536,335 2.6  3.6 -4.8 9.5 2.2 -- -- 11.0 Oct-09

S&P 500    4.1 -2.8 9.5 5.4 16.4 0.2 12.0 Oct-09
Small Cap Comp 168,825,437 5.2 5.0 2.8 -6.0 7.7 -1.7 19.7 3.3 7.4 Dec-04

The Boston Company 85,103,936 2.6  4.4 -3.4 8.9 4.6 18.3 1.6 10.6 Sep-96
Russell 2000 Value    4.8 -3.0 8.2 -1.4 17.4 -1.0 8.9 Sep-96

Westfield Capital Management 83,721,501 2.6  1.2 -8.3 6.4 -6.8 21.1 5.4 10.8 Sep-03
Russell 2000 Growth    5.2 -3.9 8.8 -2.7 18.1 2.0 6.8 Sep-03

Non-Us Equity 610,098,888 18.9 20.0 5.6 -7.7 4.4 -14.1 8.1 -3.5 6.1 Aug-94
The Boston Company Int'l 144,143,184 4.5  6.7 -9.7 -0.3 -19.4 2.6 -6.2 1.5 Jun-05
Panagora Asset Management 148,856,906 4.6  7.0 -4.7 6.7 -11.6 8.2 -4.3 4.8 Aug-94
Fisher 143,916,373 4.5  4.5 -9.3 4.5 -14.5 10.3 -3.4 1.4 Feb-06

MSCI EAFE    7.0 -7.1 3.0 -13.8 6.0 -6.1 -0.6 Feb-06
Alliance EM 79,280,000 2.5  2.9 -12.0 3.1 -19.2 8.7 -1.9 6.1 Oct-05
Vontobel 93,902,425 2.9  5.9 -3.0 9.9 2.1 21.6 8.4 15.3 Oct-05

MSCI Emerging Markets    3.9 -8.9 3.9 -15.9 9.8 -0.1 7.8 Oct-05
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Total Fixed Income 973,797,862 30.2 31.0         
Core Fixed Income 481,548,440 15.0 16.0 0.2 2.3 3.3 9.1 8.4 7.8 6.3 Dec-04

SSgA Bond Market Index 91,334,090 2.8  0.0 2.1 2.4 7.5 7.0 6.9 6.3 Jun-00
Richmond Capital Management 165,891,916 5.2  0.0 2.5 3.1 9.8 8.8 7.7 7.1 Aug-94
Wells Asset Management 178,328,478 5.5  0.4 2.6 3.7 9.3 8.8 8.6 7.1 May-05
Loomis Sayles Bank Loan 45,993,955 1.4  0.7 0.9 4.3 4.8 7.9 -- 4.7 Sep-08

Barclays Aggregate    0.0 2.1 2.4 7.5 6.9 6.8 6.8 Sep-08
High Yield Income 231,678,406 7.2 6.0 1.8 1.8 6.3 9.2 14.6 8.2 7.9 Jan-06

Fountain Capital Management 164,543,858 5.1  2.2 2.1 6.7 10.2 15.0 8.4 8.0 Oct-01
Aladdin Credit Opportunities 40,979,492 1.3  1.5 1.8 6.6 3.9 -- -- 4.9 Jan-10
Golden Tree 16,293,842 0.5  0.0 0.0 4.7 5.7 -- -- 3.5 Mar-11

Barclays Capital High Yield B    2.1 1.8 6.8 7.7 14.0 6.4 6.5 Mar-11
Perella Weinberg 9,861,214 0.3  0.0 0.0 2.5 16.6 -- -- 28.8 Jul-10

HFRI RV: Fixed Income-Asset Backed    1.2 2.5 7.3 7.4 13.4 8.5 9.8 Jul-10
Global Fixed Income 260,571,016 8.1 7.0 1.8 0.3 3.5 2.9 8.9 8.3 6.5 Jul-95

Loomis Sayles 198,651,016 6.2  0.8 1.2 2.6 2.6 8.8 8.3 7.9 Nov-99
Citigroup WGBI    0.1 0.9 0.4 2.7 5.4 7.3 6.1 Nov-99

Loomis Sayles Emerging Debt & Currencies 61,920,000 1.9  5.0 -2.3 6.4 -- -- -- 2.4 Nov-11
JP Morgan GBI EM Global Diversified    5.6 -1.2 7.0 -1.7 10.8 8.8 1.8 Nov-11

New Fixed Income Mandate -- -- 2.0         
Total Alternative Assets 771,170,079 23.9 24.0         

Hedge Fund Composite 259,049,424 8.0 9.0 -0.2 -2.1 2.5 -2.7 4.2 -0.5 3.2 Nov-04
Mesirow Absolute Return Class J 53,305,535 1.7  -0.4 -2.7 2.9 -2.9 3.7 -1.2 3.4 Nov-04
Ivy Maplewood Associates II LP 4,921,745 0.2          
Federal Street Offshore LTD 39,147,535 1.2  -0.6 -4.0 0.1 -6.5 2.3 -- -5.1 Nov-07
GAM 43,551,923 1.4  0.1 -1.4 2.8 -0.3 0.8 -- -3.0 Nov-07
Permal 59,301,248 1.8  0.1 -1.0 3.5 -3.2 8.5 -- 3.7 Nov-07
Entrust 58,821,439 1.8  -0.2 -2.0 -- -- -- -- -2.0 Apr-12

HFRI Fund of Funds Composite Index    -0.4 -2.2 1.1 -4.4 2.2 -2.0 -2.2 Apr-12
Cash 22,511,768 0.7 0.0 0.0 0.0 0.0 0.0 0.1 1.1 2.1 Oct-04
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- Aladdin valued as of 6/30/2012.
- Perella Weinberg and Golden Tree valued as of 3/31/2012+/- subsequent calls/distributions.
- All hedge funds values are net of fees.
- Perella, Golden Tree, Ivy, PE & RE report on a quarterly basis.
- EMV and performance for Mesirow and Federal Street are estimated and preliminary.
- Ivy ending market value as of 12/31/2011 adjusted for subsequent distributions.
- Real Estate and Private Equity valuations are as of 3/31/2012.

PE/RE Summary
Quarter Ending March 31, 2012

Target Weight Weight in
Fund

Committed
Capital

Cumulative
Distribution

Contributed
Capital QTR Last Year Valuation

_

5.0% 5.6% Private Equity IRR $448,187,983 $280,682,084 $346,821,921 6.0% 8.8% $180,806,095
10.0% 10.3% Real Estate IRR $621,963,559 $346,309,141 $551,738,257 2.5% 13.0% $331,314,560
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